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eMethods. Data Analysis
Step 1 We regressed the monthly number of preterm male and, separately, female births to Latina women for the 94 months before the 2016 election (i.e., the Obama environment) on the monthly number of term births to Latina women in the same month as preterm births (i.e., month t) as well as in the two months after (i.e., month t+1 and t+2), and on the monthly number of preterm births among non-Latina women at month t. All 3 birth count variables exhibited strong seasonality and were, consistent with convention, 1 differenced at 12 months (i.e., the number of births at month t subtracted from those at month t+12) to remove seasonality. We specified the regressions as follows. In which Yt is the differenced monthly number of preterm male or female births to Latina women in the U.S. Δ 12 is the "difference operator" that indicates Y, X1, and X2 at t were subtracted from Y, X1, and X2 at t-12 to remove seasonality from the series. C is a constant. β0 through β3 are estimated regression coefficients shown in eTable 1 below. X1t is the monthly number of term male or female births to Latina women in the U.S. X2t is the monthly number of male or female preterm births to non-Latina women in the U.S. e is the error term at month t.
Step 2 We used Box and Jenkins methods 1 to detect autocorrelation including trends, cycles (e.g. seasonality), and/or the tendency to remain temporarily elevated or depressed after high or low values in the residuals of the sex-specific models estimated in step 1. We converted the models estimated in step 1 to Box-Jenkins transfer functions that included parameters that specify any autocorrelation detected in step 2. The general form of the transfer functions were as follows. In which Y, X1, X2, and Δ 12 are as defined above. β0 through β3 are estimated coefficients shown in eTable 1 below.  is an autoregressive coefficient that expresses the tendency of Y to remain elevated or depressed after high or low values. B is the "backshift operator" or value of α at t-p or t-q.  is a moving average coefficient that expresses the proportion of α at time t-1 carried into time t. αt is the error term at month t.
Step 3 We applied the transfer functions devised in step 2 (i.e., those estimated for the 94
Obama era months) to 103 months ending July 2017 to estimate counterfactuals for the 9 birth cohorts in gestation at the election (i.e. those born from November 2016 through July 2017). We fixed the coefficients in the transfer functions to those estimated in step 2 for the 94 Obama era months. The counterfactuals and observed values appear in Figure 1 of the main text. The argument that the Trump election increased preterm birth among Latinas implies that the mean of the last 9 residuals of this model (i.e., the observed values less the counterfactual values for months 95 through 103) will significantly exceed the mean of all 103 residuals.
Step 4 To determine if the mean of the last 9 residuals of the model estimated in step 3 differed significantly from the mean of all 103 residuals, we regressed the 103 residuals from the transfer function estimated in step 3 on an exposure variable scored 1 for November through July 2016 and 0 otherwise. The results, as described in the main text, were as follows.
Males: αmt= -1.28 + 149.14Xt + et Females: αft = 0.19 + 110.58Xt + et
Standard errors for the coefficients on X were 31.02 and 25.02 respectively for males and females. Standard errors for the constants were 9.8 for males and 7.92 for females. The error terms for both regressions had means of 0, constant variance, and exhibited no autocorrelation.
Critical Period Exploration As noted in the main text, we explored birth cohort-specific associations with the election to detect plausible "critical periods" in pregnancy. We regressed the 103 residuals estimated in step 3 on an "election indicator" variable scored 1 for November 2016 and 0 otherwise. The binary variable was specified in the synchronous configuration in which preterm births and the election indicator variable were in the same month, as well as in 8
configurations in which the election preceded births by 1 through 8 months. The results of this regression appear in eTable 2 below and in Figure 2 of the main text.
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